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In the world of probability, good exposition is a tradition that is not only keeping the field 
alive, but making the results of recent research available to scientists in the manifold 
disciplines that depend on probability for their livelihood. How we wish we could say the 
same of topology (say)! (When will topologists wake up to the harsh realities of the eighties?) 
In the much-awaited second volume of Karlin and Taylor, the student can find a clear and 
thorough introduction to all current areas of interest. The treatment of stochastic differential 
equations-a difftcuit subject to break into, but the center stage of today’s probabilistic 
mathematics-is particularly lucid and thorough, perhaps the best introduction now available. 
Gardiner, on the other hand, has taken the bold and unusual step of breaking barriers 
between different approaches. In his book the quantum and the classical appear side-by-side, 
and phase-plane analysis is not disdained in explaining stochastic phenomena that after all do 
resemble dynamical systems. This book will do a lot to bring mathematicians closer to 
physicists, chemists, and engineers. 
Fortet’s treatise remains an old standby, sustained by the strong backbone of a conservative 
approach to probability, to which we all turn when all else fails. 
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